Polynomials P (x) generated by a three-term recurrence A three-term recurrence
A three-term recurrence
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The proof can now be completed with a simple induction argument.
Remark. Though the evaluation given by the theorem for f P (x) da(x) depends on j zia(x), it is customary to normalize the integrator a(x) in some way (for example, by requiring that f ria(x) = l); and then the dependence of the evaluation on the integrator disappears entirely.
This theorem has an obvious analog for recursively generated polynomials which possess an orthogonality different from the type described above.
As an illustration, the Bessel polynomials P satisfy a recurrence (1) License or copyright restrictions may apply to redistribution; see https://www.ams.org/journal-terms-of-use
